MATHEMATICS OF OPERATIONS RESEARCH 
Vol. 11, No. 4, November, 1986 
Printed in U.S.A. 


AUTHOR INDEX OF VOLUME 11 


ADLER, ILAN, KARP, RICHARD AND SHAMIR, RON. 
A Family of Simplex Variants Solving an 
m X d Linear Program in Expected Number of 
Pivot Steps Depending on d Only, 570 

ARTZNER, P., D’AsPREMONT, C. AND GERARD- 
VaretT, L. A. Envelopes and Geometrical Cov- 
ers of Side-Payment Games and Their Market 
Representations, 19 

BARNETTE, D., KLEINSCHMIDT, P. AND LEE, C. W. 
An Upper Bound Theorem for Polytope Pairs, 
451 

Bett, Davip E. Double-Exponential Utility Func- 
tions, 351 

Bair, C. E. AND JERosLow, R. G. Computational 
Complexity of Some Problems in Parametric 
Discrete Programming. I, 241 

BuRKE, JIM AND Hav, S.-P. A Gauss-Newton Ap- 
proach to Solving Generalized Inequalities, 632 

CHEN, YIH REN AND KATEHAKIS, MICHAEL N. Lin- 
ear Programming for Finite State Multi-Armed 
Bandit Problems, 130 

D’ASPREMONT, C. SEE ARTZNER, P., 19 

DE Smit, J. H. A. SEE REGTERSCHOT, G. J. K., 465 

DENARDO, ERIC V. SEE LEE, CHUNG-YEE, 423 

Du, D. Z. AND Hwan, F. K. Optimal Consecu- 
tive-2-out-of-n Systems, 187 

Dusky, PRADEEP. Inefficiency of Nash Equilibria, 1 

EKELAND, IVAR AND SCHEINKMAN, José ALEXANDRE. 
Transversality Conditions for Some Infinite 
Horizon Discrete Time Optimization Problems, 
216 

FEDERGRUEN, A. AND ZIPKIN, P. An Inventory 
Model with Limited Production Capacity and 
Uncz«tain Demands. I. The Average-Cost Crite- 
rion, 193 

. An Inventory Model with Limited Produc- 

tion Capacity and Uncertain Demands. II. The 
Discounted-Cost Criterion, 208 

FREUND, ROBERT M. Combinatorial Theorems on 
the Simplotope That Generalize Results on the 
Simplex and Cube, 169 

GERARD-VARET, L. A. SEE ARTZNER, P., 19 

GROTSCHEL, M. AND PULLEYBLANK, W. R. Clique 
Tree Inequalities and the Symmetric Travelling 
Salesman Problem, 537 

Han, S.-P. On The Augmented Lagrangian, 161 

. SEE BURKE, Jim, 632 

HANSEN, P., THISSE, J.-F. AND WENDELL, R. E. 
Equivalence of Solutions to Network Location 
Problems, 672 

Ho, James K. A Parametric Subproblem for Dual 
Methods in Decomposition, 644 

Hwana, F. K. see Du, D. Z., 187 

JEROSLOW, R. G. SEE Bair, C. E., 241 


JONGEN, H. TH., MOBERT, T. AND TAMMER, K. On 
Iterated Minimization in Nonconvex Optimiza- 
tion, 679 

KALL, Peter. Approximation to Optimization Prob- 
lems: An Elementary Review, 9 

KALLENBERG, LODEWUK C. M. A Note on M. N. 
Katehakis and Y.-R. Chen’s Computation of 
the Gittins Index, 184 

KARATZAS, IOANNIS, LEHOCZKY, JOHN P., SETHI, 
SuRESH P. AND SHREVE, STEVEN E. Explicit 
Solution of a General Consumption/Invest- 
ment Problem, 261 

Karp, RICHARD SEE ADLER, ILAN, 570 

KATEHAKIS, MICHAEL N. SEE CHEN, YIH REN, 180 

KENNEDY, D. P. Optimal Sequential Assignment, 
619 

KLEINBERG, NORMAN L. AND WEISS, JEFFREY H. 
The Orthogonal Decomposition of Games and 
an Averaging Formula for the Shapely Value, 
117 

KLEINSCHMIDT, P. SEE BARNETTE, D., 451 

KuRANO, Masami. Markov Decision Processes with 
a Borel Measurable Cost Function—The Aver- 
age Case, 309 

Lee, C. W. SEE BARNETTE, D., 451 

Lee, CHUNG-YEE AND DENARDO, ERIc V. Rolling 
Planning Horizons: Error Bounds for the Dy- 
namic Lot Size Model, 423 

LEHOCZKY, JOHN P. SEE KARATZAS, IOANNIS, 261 

MAMER, JOHN W. AND SCHILLING, KENNETH E. A 
Zero-Sum Game with Incomplete Information 
and Compact Action Spaces, 627 

MARSHALL, ALBERT W. AND SHAKED, MOSHE. NBU 
Processes with General State Space, 95 

_____.. Multivariate New Better Than Used Distri- 
butions, 110 

Mosert, T. SEE JONGEN, H. Tu., 679 

MONDERER, Dov. Measure-Based Values of Non- 
atomic Games, 321 

NAHMIAS, STEVEN AND SCHMIDT, CHARLES P. An 
Application of the Theory of Weak Conver- 
gence to the Dynamic Perishable Inventory 
Problem with Discrete Demand, 62 

Nakal, Toru. A Sequential Stochastic Assignment 
Problem in a Partially Observable Markov 
Chain, 230 

OxTuBO, YOSHIO. Optimal Stopping in Sequential 
Games with or Without a Constraint of Always 
Terminating, 591 

PAPPALARDO, M. On The Duality Gap in Noncon- 
vex Optimization, 30 

PARTHASARATHY, T. AND RAVINDRAN, G. The 
Jacobian Matrix, Global Univalence and Com- 
pletely Mixed Games, 663 


728 


0364-765X /86 /1104 /0728$01.25 
Copyright © 1986, The Institute of Management Sciences /Operations Research Society of America 


MATHEMATICS OF OPERATIONS RESEARCH 
Vol. 11, No. 4, November, 1986 
Printed in U.S.A. 


AUTHOR INDEX OF VOLUME 11 


ADLER, ILAN, KARP, RICHARD AND SHAMIR, RON. 
A Family of Simplex Variants Solving an 
m X d Linear Program in Expected Number of 
Pivot Steps Depending on d Only, 570 

ARTZNER, P., D’AsPREMONT, C. AND GERARD- 
VaretT, L. A. Envelopes and Geometrical Cov- 
ers of Side-Payment Games and Their Market 
Representations, 19 

BARNETTE, D., KLEINSCHMIDT, P. AND LEE, C. W. 
An Upper Bound Theorem for Polytope Pairs, 
451 

Bett, Davip E. Double-Exponential Utility Func- 
tions, 351 

Bair, C. E. AND JERosLow, R. G. Computational 
Complexity of Some Problems in Parametric 
Discrete Programming. I, 241 

BuRKE, JIM AND Hav, S.-P. A Gauss-Newton Ap- 
proach to Solving Generalized Inequalities, 632 

CHEN, YIH REN AND KATEHAKIS, MICHAEL N. Lin- 
ear Programming for Finite State Multi-Armed 
Bandit Problems, 130 

D’ASPREMONT, C. SEE ARTZNER, P., 19 

DE Smit, J. H. A. SEE REGTERSCHOT, G. J. K., 465 

DENARDO, ERIC V. SEE LEE, CHUNG-YEE, 423 

Du, D. Z. AND Hwan, F. K. Optimal Consecu- 
tive-2-out-of-n Systems, 187 

Dusky, PRADEEP. Inefficiency of Nash Equilibria, 1 

EKELAND, IVAR AND SCHEINKMAN, José ALEXANDRE. 
Transversality Conditions for Some Infinite 
Horizon Discrete Time Optimization Problems, 
216 

FEDERGRUEN, A. AND ZIPKIN, P. An Inventory 
Model with Limited Production Capacity and 
Uncz«tain Demands. I. The Average-Cost Crite- 
rion, 193 

. An Inventory Model with Limited Produc- 

tion Capacity and Uncertain Demands. II. The 
Discounted-Cost Criterion, 208 

FREUND, ROBERT M. Combinatorial Theorems on 
the Simplotope That Generalize Results on the 
Simplex and Cube, 169 

GERARD-VARET, L. A. SEE ARTZNER, P., 19 

GROTSCHEL, M. AND PULLEYBLANK, W. R. Clique 
Tree Inequalities and the Symmetric Travelling 
Salesman Problem, 537 

Han, S.-P. On The Augmented Lagrangian, 161 

. SEE BURKE, Jim, 632 

HANSEN, P., THISSE, J.-F. AND WENDELL, R. E. 
Equivalence of Solutions to Network Location 
Problems, 672 

Ho, James K. A Parametric Subproblem for Dual 
Methods in Decomposition, 644 

Hwana, F. K. see Du, D. Z., 187 

JEROSLOW, R. G. SEE Bair, C. E., 241 


JONGEN, H. TH., MOBERT, T. AND TAMMER, K. On 
Iterated Minimization in Nonconvex Optimiza- 
tion, 679 

KALL, Peter. Approximation to Optimization Prob- 
lems: An Elementary Review, 9 

KALLENBERG, LODEWUK C. M. A Note on M. N. 
Katehakis and Y.-R. Chen’s Computation of 
the Gittins Index, 184 

KARATZAS, IOANNIS, LEHOCZKY, JOHN P., SETHI, 
SuRESH P. AND SHREVE, STEVEN E. Explicit 
Solution of a General Consumption/Invest- 
ment Problem, 261 

Karp, RICHARD SEE ADLER, ILAN, 570 

KATEHAKIS, MICHAEL N. SEE CHEN, YIH REN, 180 

KENNEDY, D. P. Optimal Sequential Assignment, 
619 

KLEINBERG, NORMAN L. AND WEISS, JEFFREY H. 
The Orthogonal Decomposition of Games and 
an Averaging Formula for the Shapely Value, 
117 

KLEINSCHMIDT, P. SEE BARNETTE, D., 451 

KuRANO, Masami. Markov Decision Processes with 
a Borel Measurable Cost Function—The Aver- 
age Case, 309 

Lee, C. W. SEE BARNETTE, D., 451 

Lee, CHUNG-YEE AND DENARDO, ERIc V. Rolling 
Planning Horizons: Error Bounds for the Dy- 
namic Lot Size Model, 423 

LEHOCZKY, JOHN P. SEE KARATZAS, IOANNIS, 261 

MAMER, JOHN W. AND SCHILLING, KENNETH E. A 
Zero-Sum Game with Incomplete Information 
and Compact Action Spaces, 627 

MARSHALL, ALBERT W. AND SHAKED, MOSHE. NBU 
Processes with General State Space, 95 

_____.. Multivariate New Better Than Used Distri- 
butions, 110 

Mosert, T. SEE JONGEN, H. Tu., 679 

MONDERER, Dov. Measure-Based Values of Non- 
atomic Games, 321 

NAHMIAS, STEVEN AND SCHMIDT, CHARLES P. An 
Application of the Theory of Weak Conver- 
gence to the Dynamic Perishable Inventory 
Problem with Discrete Demand, 62 

Nakal, Toru. A Sequential Stochastic Assignment 
Problem in a Partially Observable Markov 
Chain, 230 

OxTuBO, YOSHIO. Optimal Stopping in Sequential 
Games with or Without a Constraint of Always 
Terminating, 591 

PAPPALARDO, M. On The Duality Gap in Noncon- 
vex Optimization, 30 

PARTHASARATHY, T. AND RAVINDRAN, G. The 
Jacobian Matrix, Global Univalence and Com- 
pletely Mixed Games, 663 


728 


0364-765X /86 /1104 /0728$01.25 
Copyright © 1986, The Institute of Management Sciences /Operations Research Society of America 


AUTHOR INDEX 


PiLpeL, SHArY. Generalized S-Shapedness of Reli- 
ability Functions, 433 

PINEDO, MICHAEL Wie, SUNG-Hwan, 336 

PLisKA, STANLEY R. A Stochastic Calculus Model 
of Continuous Trading: Optimal Portfolios, 371 

POLITOF, THEMISTOCLES AND SATYANARAYANA, A. 
Network Reliability and Inner-Four-Cycle-Free 

484 


Provan, J. Scott. Polyhedral Combinatorics and 
Network Reliability, 36 

PULLEYBLANK, W. R. SEE GROTSCHEL, M., 537 

RAVINDRAN, G. PARTHASARATHY, T., 663 

REGTERSCHOT, G. J. K. AND DE Smit, J. H. A. The 
Queue MjG/1 with Markov Modulated Arrivals 
and Services, 465 

ROLSKI, Tomasz. Upper Bounds for Single Server 
Queues with Doubly Stochastic Poisson Arrivals, 
442 

Rounpy, Rosin. A 98%-Effective Lot-Sizing Rule 
for a Multi-Product, Multi-Stage Produc- 
tion/Inventory System, 699 

SALINETTI, G., VERVAAT, W. AND WETS, R. J.-B. On 
The in Probability of Random Sets 
(Measurable Multifunctions), 420 

SALINETTI, GABRIELLA AND WETS, ROGER J.-B. On 
the Convergence in Distribution of Measurable 
Multifunctions (Random Sets), Normal In- 
tegrands, Stochastic Processes and Stochastic 
Infima, 385 

SATYANARAYANA, A. SEE POLITOF, THEMISTOCLES, 
484 

SCHEINKMAN, Jos£ ALEXANDRE SEE EKELAND, IVAR, 
216 

SCHILLING, KENNETH E. SEE MAMER, JOHN W., 627 

SCHMIDT, CHARLES P. NAHMIAS, STEVEN, 62 

SETHI, SURESH P. SEE KARATZAS, IOANNIS, 261 

SHAKED, MOSHE SEE MARSHALL, ALBERT W., 95 

_____.. SEE MARSHALL, ALBERT W., 110 

SHAMIR, RON SEE ADLER, ILAN, 570 

SHREVE, STEVEN E. KARATZAS, IOANNIS, 261 

Sorin, SYLVAIN. On Repeated Games with Com- 
plete Information, 147 

STEELE, J. MICHAEL. Probabilistic Algorithm for the 
Directed Traveling Salesman Problem, 343 

STIDHAM, SHALER, JR. 

SEE WIJNGAARD, Jacos, 295 

SuLem, AGnts. A Solvable One Dimensional Model 


729 


of a Diffusion Inventory System, 125 

____.. Explicit Solution of a Two-Dimensional 
Deterministic Inventory Problem, 134 

TAMMER, K. SEE JONGEN, H. TH., 679 

Tarpos, Eva, Tovey, CRAIG A. AND TRICK, 
MICHAEL A. Layered Augmenting Path Al- 
gorithms, 362 

Tuisse, J.-F. HANSEN, P., 672 

Tus, S. H. AND VRIEZE, O. J. On the Existence of 
Easy Initial States for Undiscounted Stochastic 
Games, 506 

TouLet, CLAUDE. An Axiomatic Model of Un- 
bounded Utility Functions, 81 

Tovey, CRAIG A. see TARDOS, Eva, 362 

TRICK, MICHAEL A. SEE TARDOS, Eva, 362 

Van Dawen, ROLF. A Note on Positive Dynamic 


VERVAAT, W. SEE SALINETTI, G., 420 

VrigEZE, O. J. sEE Tus, S. H., 506 

Watkins, G. G. Nonsmooth Milyutin-Dubovitskii 
Theory and Clarke’s Tangent Cone, 70 

WEISS, JEFFREY H. SEE KLEINBERG, NORMAN L., 117 

WENDELL, R. E. sEE HANSEN, P., 672 

Werts, R. J.-B. SEE SALINETTI, G., 420 

WetTs, ROGER J.-B. SEE SALINETTI, GABRIELLA, 385 

WHITT, WARD. Stochastic Comparisons for Non- 
Markov Processes, 608 

Wie, SUNG-HWAN AND PINEDO, MICHAEL. On 
Time in Stochastic Flow Shops with Blocking, 
336 

WUNGAARD, JACOB AND STIDHAM, SHALER, JR. 
Forward Recursion for Markov Decision Pro- 
cesses with Skip-Free-to-the-Right Transitions. 
Part I. Theory and Algorithm, 295 

WOLFSON, BARRY. The Uniqueness of i 
Distributions for the G//G/S Queue, 514 

ZALINESCU, CONSTANTIN. Letter to the Editor: On 
Borwein’s Paper, “Adjoint Process Duality,” 692 

ZEMEL, EITAN. Random Binary Search: A Random- 
izing Algorithm for Global Optimization in R', 
651 

Z1PKIN, P. FEDERGRUEN, A., 193 

. SEE FEDERGRUEN, A., 208 


Programming, 383 

. Pointwise and Uniformly Good Stationary 

Strategies for Dynamic Programming Models, 
521 


